Date
7112022
71412022
71512022
7/6/2022
71712022
71812022

7111/2022
71212022
713/2022
711412022
715/2022
711812022
7119/2022
712012022
712112022
712212022
71252022
712612022
712712022
712812022
7129/2022

SEGREGATION REQUIREMENTS (Section 4d(2) of the CEAct)

1.

Net ledger

balance

A.

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

Cash

591,050,187
591,275,039
587,213,094
658,620,534
619,126,685
621,817,565
578,526,281
599,921,493
610,703,783
608,981,353
621,083,363
621,153,199
617,962,304
664,239,587
672,773,654
681,031,123
633,511,598
617,330,884
575,958,135
636,195,960
640,806,515

B. Securities

BrnaRRnnnnnnnnnnnnnn ol

(at market)

3. Exchange
traded options
2. Net A. Add market
unrealized value of open

profit (loss) in  option
open futures  contracts
contracts purchased
§ (37,600,562) 5 114,567,952
$ (37,837,014) § 114,572,428
$ (72.984,754) § 112,591,003
$ (70,618,557) § 110,294,083
$ (59,491,777) § 109,120,045
$ (49,266,577) § 107,710,937
$ (45418,822) $ 110,742,431
$ (63,350,307) § 112,699,647
$ (46,581,412) § 112,210,202
$ (66,325,403) § 114,126,006
$ (71,889,445) § 103,327,709
$ (45,230,905) § 109,540,768
$ (77.975,174) § 110,401,352
$ (88,494,468) § 108,523,747
$ (107,157,448) § 107,211,519
$ (76,609,141) § 98,229,012
$ (69,825,587) $ 95,841,981
$ (42272,592) § 92,986,495
$ (76,036,972) § 97,213,980
$ (69,408,353) § 100,294,878
$ (77,127,978) § 100,774,979

B. Deduct
market value
of open option
contracts
granted (sold)
5(139,077,880)
$(139,083,543)
$(144,540,180)
$(146,978,363)
$(145,739,788)
$(140,063,063)
$(137,087,315)
$(144,259,241)
$(141,717.460)
$(145,071,841)
$(130,650,295)
$(136,886,142)
$(138,175,608)
$(138,327,586)
$(138,785,803)
$(126,435,627)
$(122,258,959)
$(120,119,091)
$(124,358,204)
$(130,155,497)
$(132,178,047)

4. Net equity
(deficit)

(add line 1,2,
and 3)
528,939,607
528,926,910
$482,279,163
551,317,697
$523,015,165
$540,198,852
506,762,575
$505,011,592
$534,615,113
$511,710,115
$521,871,332
$548,576,920
$512,212,874
$545,941,280
$534,041,922
$576,215,367
$537,269,033
$547,925,696
$472,776,849
$536,926,988
532,275,469

STATEMENT OF SEGREGATION REQUIREMENTS AND FUNDS IN SEGREGATION FOR CUSTOMERS TRADING ON U.S. COMMODITY EXCHANGES

FUNDS IN SEGREGATED ACCOUNTS

5. Accounts
liquidating to a
defict and

accounts with a
debit balances -

gross amount

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

4,647,744
4,647,933
11,124,269
4,033,534
3,846,754
3,873,031
4,461,966
5,135,319
5,953,790
4,738,711
5,226,315
6,296,555
8,318,648
2,858,247
6,693,059
4,129,071
2,765,525
2,826,037
7,822,917
8,177,198
3,192,608

Less: amount 6. Amount

offset by
customer
owned

securities

BrnaRRnnnnnnnnnnnnnn ol

required to be
segregated
(add lines 4
and 5)

$ 533,587,441
$ 533,574,843
$ 493,403,432
$ 555,351,231
$ 526,861,919
$ 544,071,883
$ 511,224,541
$ 510,146,911
$ 540,568,903
$ 516,448,826
$ 527,097,647
$ 554,873,475
$ 520,531,522
$ 548,799,527
$ 540,634,981
$ 580,344,438
$ 540,034,558
$ 550,751,733
$ 480,599,766
$ 545,104,186
$ 535,468,077

8. Margins on 9. Net

C. Securities deposit with C. Securities settlement  10. Exchange C. Securities

held for derivatives held for from (to) traded 11. Net held for
7.Deposited  B. Securities particular  clearing B.Securities particular  derivatives  options equities with B Securities particular 13. Total
in d or izati i or clearing A. Value of B. Value of  other FCMs representing customers or 12. amount in
funds bank  investments option of contract investments option organizations openlong  openshort  A.Net investments  option i
accounts of customers customers in markets of customers customers in of contract option option liquidati of in funds on hand (add lines 7
A.Cash funds lieu of cash__A. Cash funds lieu of cash _ markets contracts __contracts __equity funds lieu of cash__ (describe) __through 12)
165470036 § s ~ 5 s ~ s s ~ 5 s T §534925506 & s ~ s 5 700,395,542
$165470,036 § -8 -8 -8 -8 -8 -8 -8 - §534915842 § -8 -8 - §700,385,878
$168,030,955 $ -8 -8 -8 -8 -8 -8 -8 - $486449,851 § -8 -8 - §654,480,806
177,158,907 $ -8 -8 -8 -8 -8 -8 -8 - §546986323 § -8 -8 - §724,145230
$164,700,170 § -8 -8 -8 -8 -8 -8 -8 - §531638,780 $ -8 -8 - §696,338,950
$168,829,256 § -8 -8 -8 -8 -8 -8 -8 - §545457,042 § -8 -8 - §714,286,208
$175292472 § -8 -8 -8 -8 -8 -8 -8 - §505937,362 $ -8 -8 - 5681220834
$176,441,028 $ -8 -8 -8 -8 -8 -8 -8 - §503621,895 $ -8 -8 - §680,062923
$167,342440 § -8 -8 -8 -8 -8 -8 -8 - §543020,866 $ -8 -8 - §710,363,306
$183,254,243 § -8 -8 -8 -8 -8 -8 -8 - §504,882,509 $ -8 -8 - 5688136752
$149,812,230 § -8 -8 -8 -8 -8 -8 -8 - §533288,737 § -8 -8 - §683,100967
$158,247,760 § -8 -8 -8 -8 -8 -8 -8 - §552003,740 $ -8 -8 - §710,341,500
$163,594,217 § -8 -8 -8 -8 -8 -8 -8 - §510931,536 $ -8 -8 - §674,525,753
$167,443680 $ -8 -8 -8 -8 -8 -8 -8 - §541421419 § -8 -8 - §708,865,099
$167,970,038 $ -8 -8 -8 -8 -8 -8 -8 - §529504,561 $ -8 -8 - §697,564,509
$149,797.217 § -8 -8 -8 -8 -8 -8 -8 - §590537,704 $ -8 -8 - §740,334,921
$174,724532 § -8 -8 -8 -8 -8 -8 -8 - §527,161,089 $ -8 -8 - §701,885621
$158,888,749 § -8 -8 -8 -8 -8 -8 -8 - §554,140,857 $ -8 -8 - §713,029,606
153,963,944 § -8 -8 -8 -8 -8 -8 -8 - $484478,085 $ -8 -8 - 5638442029
$165,289,789 § -8 -8 -8 -8 -8 -8 -8 - §537973,048 $ -8 -8 - §703,262,837
$164,333615 § -8 -8 -8 -5 -8 -8 -8 - §534887,215 § -8 -8 - §699,220,830

16. Excess

(deficiency)
14. Excess 15. funds in
funds in Target over /(under)

i Amountfor  Management
(subtract line 6 Excess funds Target Amount
from line 13) _in segregation Excess
5 166,808,101 100,000,000 § 66,808,101
$ 166,811,035 $100,000,000 $ 66,811,035
$ 161,077,374 $100,000,000 $ 61,077,374
$ 168,793,999 $100,000,000 § 68,793,999
$ 169,477,031 $100,000,000 $ 69,477,031
$ 170214415 $100,000,000 $ 70,214,415
$ 170,005,293 $100,000,000 $ 70,005,293
$ 169,916,012 $100,000,000 $ 69,916,012
$ 169,794,403 $100,000,000 § 69,794,403
$ 171,687,926 $100,000,000 § 71,687,926
$ 156,003,320 $100,000,000 $ 56,003,320
$ 155468025 $100,000,000 $ 55468025
$ 153,994,231 $100,000,000 $ 53,994,231
$ 160,065,572 $100,000,000 $ 60,065,572
$ 156,929,618 $100,000,000 $ 56,929,618
$ 159,990,483 $100,000,000 § 59,990,483
$ 161,851,063 $100,000,000 § 61,851,063
$ 162,277,873 $100,000,000 § 62,277,873
§ 157,842,263 $100,000,000 § 57,842,263
$ 158,158,651 $100,000,000 $ 58,158,651
§ 163,752,753 $100,000,000 $ 63,752,753



